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Syllabus:2020—1

H2HE MI&H(Econometrics) Course No. 22211

Depar tment /Major Economics Credit/Hours 3

C(I3z|188 Time/ 2 11:00, 2 9:30 / Posco 253
assroom

Prof. 0l &(Jin Lee)

Instructor

WIS &4 Al 22 2% 2-4A1 018/ &4 Posco 617.
Office Location EETRETE RPNI=YTRF T RPN JE=

I. Course Overview

1. Course Description
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3. Course Format

Lecture Discussion/Presentation Exper iment /Pract icum Field Study Other
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4. Course Objectives
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5. 853 7112 Evaluation System

Midterm Exam Final Exam Quizzes Presentation Projects Assignments | Participation Other
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II. Course Materials and Additional Readings

1. Required Materials
2ol kE QRE o]y, ZorEL Folq.

2. Supplementary Materials
1. Principles of econometrics, Hill, Griffiths and Lim.
2. Introduction to econometrics, Stock and Watson.
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3. Optional Additional Readings




INNOVATION
EWHA

N 4

II. Course Policies

IV. Weekly Course Schedule (SIA}YA HAHOZ S~ =)

Week Topics & Class Materials, Assignments

38 162 (R¥) Introduction, motivations
1 22 (RY) Linear models, examples
2 2 (YY) Simple Linear regression models
; 29 (2Y) continued (theories)
g o (YY) Estimation, hypothesis tests (stat. review)
: 249 (2Y) cont inued
22 (RY) Model ling issues, implications
4 249 (2Y) Multiple regressions
242 (2Y) 1% A8 (€X=s =% 3N 0E)
> 22 (RY) Multiple regressions
2 2 (YY) Nonlinear relations, methods and examples
° 2 2 (RY) Nonlinear relations, methods and examples
22 (RY) Heteroskedasticity(Unequal Variance)
! 2o (2Y¥) Heteroskedasticity(Unequal Variance)
239 (2Y) Serial correlations,
° 242 (2Y) Serial correlations
2 2 (RY) Exogeneity, Instrumental Variables(IV)
° 22 (RY) IV estimations, examples
g9 (2Y) Midterm Test(2X AI&)
0 29 (RY) IV estimation and examples
22 (2Y) Intro. to time series models
" 249 (2Y) cont inued
2 2 (RY) Trends, Non-stationaritity
e 22 (RY) Multiple time series,
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Topics & Class Materials, Assignments

2 2 (Y) Vector Auto Regression(VAR)
13
g2 (¥) VAR, Causality, and dynamic analysis including impulse response analysis
22 (Y) volatility
14
29 (Y¥) Introduction to Panel regression models,
22 (RY) Introduction to Discrete Choice models
15
g2 (2Y) I (3% AIE)
2 2 (Y, 4) 2 UMAl BY &
Makeup Classes
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V. Special Accommodations

% According to the University regulation #57, students with disabilities can request special accommodation related to
attendance, lectures, assignments, and/or tests by contacting the course professor at the beginning of semester. Based
on the nature of the students’ requests, students can receive support for such accommodations from the course
professor and/or from the Support Center for Students with Disabilities (SCSD).

* The contents of this syllabus are not final—they may be updated.
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